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Purchase and Sales by Report Date
Composite

to November 9, 2011View Date:October 31, 2011October 1, 2011

Funds Included in Composite
NJDH COMMON A HEDGES
NJDI COMMON D HEDGES
NJDJ COMMON B HEDGES
NJDL COMMON E REAL ASSET HEDGES
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Purchase Report by Report Date
Composite

to November 9, 2011View Date:October 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

OPTIONS BOUGHT
US DOLLAR

NOV11 50 PUT99Z351761 04 Oct 2011 USD/NYFMORGAN STANLEY CO INCORPORATEDISHARES MSCI EAFE INDEX FUND

30,000.000 NJDI Local 5.500000 0.00 0.00 0.00 16,500,000.001.000000

Base 5.500000 0.00 0.00 0.00 16,500,000.00

04 Oct 2011 CANCEL USD/NYFMORGAN STANLEY CO INCORPORATED

-30,000.000 NJDI Local 5.500000 0.00 0.00 0.00 -16,500,000.001.000000

Base 5.500000 0.00 0.00 0.00 -16,500,000.00

04 Oct 2011 05 Oct 2011 USD/NYFGOLDMAN SACHS + CO

30,000.000 NJDI Local 5.500000 0.00 0.00 0.00 16,500,000.001.000000

Base 5.500000 0.00 0.00 0.00 16,500,000.00

99Z351761 Total

0.00 0.000.0030,000.000 Local 16,500,000.00

Base 0.00 0.00 0.00 16,500,000.00

US DOLLAR  Total

0.00Local30,000.000

0.00Base

0.00

0.00

0.00

0.00

16,500,000.00

16,500,000.00

OPTIONS BOUGHT  Total

30,000.000
Base 0.00 0.00 0.00 16,500,000.00

OPTIONS BOUGHTBACK
US DOLLAR
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Purchase Report by Report Date
Composite

to November 9, 2011View Date:October 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

NOV11 45 CALL99Z326672 27 Oct 2011 28 Oct 2011 USD/NYF 1.00GOLDMAN SACHS + COISHARES MSCI EMERGING MKT IN

4,500.000 NJDI Local 0.556700 0.00 4,500.00 0.00 255,015.001.000000

Base 0.556700 0.00 4,500.00 0.00 255,015.00

NOV11 44 CALL99Z345680 27 Oct 2011 28 Oct 2011 USD/NYF 1.00GOLDMAN SACHS + COISHARES MSCI EMERGING MARKETS

6,500.000 NJDI Local 0.912300 0.00 6,500.00 0.00 599,495.001.000000

Base 0.912300 0.00 6,500.00 0.00 599,495.00

NOV11 54 CALL99Z347454 05 Oct 2011 06 Oct 2011 USD/NYF 1.00GOLDMAN SACHS + COISHARES MSCI EAFE INDEX FUND

5,000.000 NJDI Local 0.390000 0.00 5,000.00 0.00 200,000.001.000000

Base 0.390000 0.00 5,000.00 0.00 200,000.00

25 Oct 2011 26 Oct 2011 USD/NYF 1.00GOLDMAN SACHS + CO

5,000.000 NJDI Local 0.794700 0.00 5,000.00 0.00 402,350.001.000000

Base 0.794700 0.00 5,000.00 0.00 402,350.00

99Z347454 Total

10,000.00 0.000.0010,000.000 Local 602,350.00

Base 0.00 10,000.00 0.00 602,350.00

US DOLLAR  Total

0.00Local21,000.000

0.00Base

0.00

0.00

21,000.00

21,000.00

1,456,860.00

1,456,860.00

OPTIONS BOUGHTBACK  Total

21,000.000
Base 0.00 21,000.00 0.00 1,456,860.00

OPTIONS EXPIRED_WRTS
US DOLLAR
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Purchase Report by Report Date
Composite

to November 9, 2011View Date:October 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

OCT11 15 CALL99Z137251 22 Oct 2011 22 Oct 2011 USD/OPTION EXPIREDMOTRICITY INC

1,500.000 NJDH Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

OCT11 46 CALL99Z290829 22 Oct 2011 22 Oct 2011 USD/OPTION EXPIREDISHARES MSCI EMERGING MKT IN

8,700.000 NJDI Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

OCT11 58 CALL99Z293286 22 Oct 2011 22 Oct 2011 USD/OPTION EXPIREDISHARES MSCI EAFE INDEX FUND

5,000.000 NJDI Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

OCT 11 44 PUT99Z303630 22 Oct 2011 22 Oct 2011 USD/OPTION EXPIREDPOWERSHARES QQQ NASDAQ 100

30,000.000 NJDH Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

OCT11 45 CALL99Z312565 22 Oct 2011 22 Oct 2011 USD/OPTION EXPIREDISHARES MSCI EMERGING MKT IN

4,500.000 NJDI Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

NOV11 133 CALL99Z370910 21 Oct 2011 21 Oct 2011 USD/OPTION EXPIRED10YR US TREASURY NOTE FTR OPTN

500.000 NJDJ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

NOV11 133.5 CALL99Z371090 21 Oct 2011 21 Oct 2011 USD/OPTION EXPIRED10YR US TREASURY NOTE FTR OPTN

500.000 NJDJ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

US DOLLAR  Total

0.00Local50,700.000

0.00Base

0.00

0.00

0.00

0.00

0.00

0.00
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Purchase Report by Report Date
Composite

to November 9, 2011View Date:October 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

OPTIONS EXPIRED_WRTS  Total

50,700.000
Base 0.00 0.00 0.00 0.00

PURCHASE Total
101,700.000

0.00 21,000.00 0.00 17,956,860.00Base
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Purchase Report by Report Date
Composite

to November 9, 2011View Date:October 31, 2011October 1, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Cost

Notional

Lot
Taxes/Fees/Other

FUTURE BUY TO OPEN
US DOLLAR

DEC11 XCBT99Z139190 11 Oct 2011 GOLDMAN SACHS + CO30YR US TREASURY BOND FUTURES

300.000 NJDJ Local 140.312500 600.00 42,093,750.001.000000

Base 140.312500 600.00 42,093,750.0030,000,000.000121

13 Oct 2011 GOLDMAN SACHS + CO

400.000 NJDJ Local 138.925100 800.00 55,570,040.001.000000

Base 138.925100 800.00 55,570,040.0040,000,000.000122

99Z139190 Total

1,400.00700.000 Local 97,663,790.00

Base 1,400.00 97,663,790.0070,000,000.000

US DOLLAR  Total

Local700.000

Base

1,400.00

1,400.00

97,663,790.00

97,663,790.0070,000,000.000

FUTURE BUY TO OPEN  Total

700.000
70,000,000.000 Base 1,400.00 97,663,790.00

FUTURE PURCHASE Total
700.000

1,400.00 97,663,790.0070,000,000.000 Base
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Sales Report by Report Date
Composite

to November 9, 2011View Date:October 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

OPTIONS EXPIRED_BUYS
US DOLLAR

OCT11 49 PUT99Z302855 22 Oct 2011 22 Oct 2011 USD/OPTION EXPIREDPOWERSHARES QQQ NASDAQ 100

30,000.000 NJDH Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

US DOLLAR  Total

0.00Local30,000.000

0.00Base

0.00

0.00

0.00

0.00

0.00

0.00

OPTIONS EXPIRED_BUYS  Total

30,000.000
Base 0.00 0.00 0.00 0.00

OPTIONS SOLD
US DOLLAR

OCT11 1300 PUT99Z231369 04 Oct 2011 USD/NYF 2.00GOLDMAN SACHS + COS+P 500 INDEX

100.000 NJDH Local 209.000000 0.00 200.00 0.00 2,089,800.001.000000

Base 209.000000 0.00 200.00 0.00 2,089,800.00

04 Oct 2011 CANCEL USD/NYF 2.00GOLDMAN SACHS + CO

-100.000 NJDH Local 209.000000 0.00 -200.00 0.00 -2,089,800.001.000000

Base 209.000000 0.00 -200.00 0.00 -2,089,800.00

04 Oct 2011 05 Oct 2011 USD/NYF 2.00GOLDMAN SACHS + CO

100.000 NJDH Local 209.500000 0.00 200.00 0.00 2,094,800.001.000000

Base 209.500000 0.00 200.00 0.00 2,094,800.00

18 Oct 2011 19 Oct 2011 USD/NYF 1.00GOLDMAN SACHS + CO

100.000 NJDH Local 94.000000 0.00 100.00 0.00 939,900.001.000000

Base 94.000000 0.00 100.00 0.00 939,900.00
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Sales Report by Report Date
Composite

to November 9, 2011View Date:October 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

20 Oct 2011 21 Oct 2011 USD/NYF 1.00GOLDMAN SACHS + CO

200.000 NJDH Local 90.000000 0.00 200.00 0.00 1,799,800.001.000000

Base 90.000000 0.00 200.00 0.00 1,799,800.00

99Z231369 Total

500.00 0.000.00400.000 Local 4,834,500.00

Base 0.00 500.00 0.00 4,834,500.00

NOV11 50 PUT99Z351761 04 Oct 2011 USD/NYF 0.01GOLDMAN SACHS + COISHARES MSCI EAFE INDEX FUND

30,000.000 NJDI Local 5.500000 0.00 316.80 0.00 16,499,683.201.000000

Base 5.500000 0.00 316.80 0.00 16,499,683.20

04 Oct 2011 CANCEL USD/NYF 0.01GOLDMAN SACHS + CO

-30,000.000 NJDI Local 5.500000 0.00 -316.80 0.00 -16,499,683.201.000000

Base 5.500000 0.00 -316.80 0.00 -16,499,683.20

04 Oct 2011 USD/NYF 1.00MORGAN STANLEY CO INCORPORATED

10,000.000 NJDI Local 4.250100 0.00 10,000.00 81.61 4,240,018.391.000000

Base 4.250100 0.00 10,000.00 81.61 4,240,018.39

04 Oct 2011 CANCEL USD/NYF 1.00MORGAN STANLEY CO INCORPORATED

-10,000.000 NJDI Local 4.250100 0.00 -10,000.00 -81.61 -4,240,018.391.000000

Base 4.250100 0.00 -10,000.00 -81.61 -4,240,018.39

04 Oct 2011 05 Oct 2011 USD/NYF 1.00GOLDMAN SACHS + CO

10,000.000 NJDI Local 4.250100 0.00 10,000.00 81.61 4,240,018.391.000000

Base 4.250100 0.00 10,000.00 81.61 4,240,018.39

04 Oct 2011 05 Oct 2011 USD/NYF 0.01GOLDMAN SACHS + CO

30,000.000 NJDI Local 5.500000 0.00 316.80 0.00 16,499,683.201.000000

Base 5.500000 0.00 316.80 0.00 16,499,683.20
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Sales Report by Report Date
Composite

to November 9, 2011View Date:October 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

99Z351761 Total

10,316.80 81.610.0040,000.000 Local 20,739,701.59

Base 0.00 10,316.80 81.61 20,739,701.59

US DOLLAR  Total

0.00Local40,400.000

0.00Base

81.61

81.61

10,816.80

10,816.80

25,574,201.59

25,574,201.59

OPTIONS SOLD  Total

40,400.000
Base 0.00 10,816.80 81.61 25,574,201.59

OPTIONS WRITTEN
US DOLLAR

NOV11 44 PUT99Z371058 04 Oct 2011 USD/NYF 1.00MORGAN STANLEY CO INCORPORATEDISHARES MSCI EAFE INDEX FUND

5,000.000 NJDI Local 2.624000 0.00 5,000.00 25.20 1,306,974.801.000000

Base 2.624000 0.00 5,000.00 25.20 1,306,974.80

04 Oct 2011 CANCEL USD/NYF 1.00MORGAN STANLEY CO INCORPORATED

-5,000.000 NJDI Local 2.624000 0.00 -5,000.00 -25.20 -1,306,974.801.000000

Base 2.624000 0.00 -5,000.00 -25.20 -1,306,974.80

05 Oct 2011 USD/NYF 1.00MORGAN STANLEY CO INCORPORATED

10,000.000 NJDI Local 1.552900 0.00 10,000.00 29.82 1,542,870.181.000000

Base 1.552900 0.00 10,000.00 29.82 1,542,870.18

05 Oct 2011 CANCEL USD/NYF 1.00MORGAN STANLEY CO INCORPORATED

-10,000.000 NJDI Local 1.552900 0.00 -10,000.00 -29.82 -1,542,870.181.000000

Base 1.552900 0.00 -10,000.00 -29.82 -1,542,870.18
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Sales Report by Report Date
Composite

to November 9, 2011View Date:October 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

04 Oct 2011 05 Oct 2011 USD/NYF 1.00GOLDMAN SACHS + CO

5,000.000 NJDI Local 2.624000 0.00 5,000.00 25.20 1,306,974.801.000000

Base 2.624000 0.00 5,000.00 25.20 1,306,974.80

05 Oct 2011 06 Oct 2011 USD/NYF 1.00GOLDMAN SACHS + CO

10,000.000 NJDI Local 1.552900 0.00 10,000.00 29.82 1,542,870.181.000000

Base 1.552900 0.00 10,000.00 29.82 1,542,870.18

99Z371058 Total

15,000.00 55.020.0015,000.000 Local 2,849,844.98

Base 0.00 15,000.00 55.02 2,849,844.98

DEC11 650 CALL99Z407613 21 Oct 2011 24 Oct 2011 USD/NYF 1.00GOLDMAN SACHS + COGOOGLE INC CL A

500.000 NJDH Local 5.655800 0.00 500.00 5.43 282,284.571.000000

Base 5.655800 0.00 500.00 5.43 282,284.57

DEC11 48 CALL99Z414577 27 Oct 2011 28 Oct 2011 USD/NYF 1.00GOLDMAN SACHS + COISHARES MSCI EMERGING MKT IN

5,000.000 NJDI Local 0.345500 0.00 5,000.00 3.32 167,746.881.000000

Base 0.345500 0.00 5,000.00 3.32 167,746.88

US DOLLAR  Total

0.00Local20,500.000

0.00Base

63.77

63.77

20,500.00

20,500.00

3,299,876.43

3,299,876.43

OPTIONS WRITTEN  Total

20,500.000
Base 0.00 20,500.00 63.77 3,299,876.43

SALES Total
90,900.000

0.00 31,316.80 145.38 28,874,078.02Base
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Sales Report by Report Date
Composite

to November 9, 2011View Date:October 31, 2011October 1, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Proceeds

Notional

Lot
Taxes/Fees/Other

FUTURE SELL TO CLOSE
US DOLLAR

DEC11 XCBT99Z139190 25 Oct 2011 GOLDMAN SACHS + CO30YR US TREASURY BOND FUTURES

200.000 NJDJ Local 140.000000 400.00 28,000,000.001.000000

Base 140.000000 400.00 28,000,000.0020,000,000.000126

DEC11 XCBT99Z189211 03 Oct 2011 GOLDMAN SACHS + CO10YR US TREASURY NOTE FUTURES

1,000.000 NJDJ Local 130.687500 2,000.00 130,687,500.001.000000

Base 130.687500 2,000.00 130,687,500.00100,000,000.000120

25 Oct 2011 GOLDMAN SACHS + CO

200.000 NJDJ Local 129.125000 400.00 25,825,000.001.000000

Base 129.125000 400.00 25,825,000.0020,000,000.000125

31 Oct 2011 GOLDMAN SACHS + CO

300.000 NJDJ Local 129.187500 600.00 38,756,250.001.000000

Base 129.187500 600.00 38,756,250.0030,000,000.000127

99Z189211 Total

3,000.001,500.000 Local 195,268,750.00

Base 3,000.00 195,268,750.00150,000,000.000

US DOLLAR  Total

Local1,700.000

Base

3,400.00

3,400.00

223,268,750.00

223,268,750.00170,000,000.000

FUTURE SELL TO CLOSE  Total

1,700.000
170,000,000.000 Base 3,400.00 223,268,750.00
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Sales Report by Report Date
Composite

to November 9, 2011View Date:October 31, 2011October 1, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Proceeds

Notional

Lot
Taxes/Fees/Other

FUTURE SALES Total
1,700.000

3,400.00 223,268,750.00170,000,000.000 Base
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Purchase Report by Report Date
Currency Summary - Composite

November 9, 2011View Date:to October 31, 2011October 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

US DOLLAR
OPTIONS BOUGHT

30,000.000 Local

2TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
16,500,000.00
16,500,000.00

0.00

OPTIONS BOUGHTBACK
21,000.000 Local

4TRADES:

0.00Base

0CANCELS:

21,000.00
21,000.00 0.00

0.00
1,456,860.00
1,456,860.00

0.00

OPTIONS EXPIRED_WRTS
50,700.000 Local

7TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

US DOLLAR  Total
101,700.000

13TRADES:
1CANCELS:

Base

Local

0.00 21,000.00

21,000.00

0.00

0.00

17,956,860.00

17,956,860.000.00

101,700.000
PURCHASE Total

13TRADES:
1CANCELS:

0.0021,000.00 17,956,860.00Base 0.00
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Purchase Report by Report Date
Currency Summary - Composite

November 9, 2011View Date:to October 31, 2011October 1, 2011

Contracts # of Trades Notional Par Notional Cost

Base Currency: USD - US DOLLAR

US DOLLAR

70,000,000.000
FUTURE BUY TO OPEN

700.000 Local

2TRADES:

Base

0CANCELS:

97,663,790.00
97,663,790.00

70,000,000.000
US DOLLAR  Total

700.000

2TRADES:
0CANCELS:

Base

Local

97,663,790.00

97,663,790.00

70,000,000.000
700.000

FUTURE PURCHASE Total

2TRADES:
0CANCELS:

97,663,790.00Base
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Sales Report by Report Date
Currency Summary - Composite

November 9, 2011View Date:to October 31, 2011October 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

US DOLLAR
OPTIONS EXPIRED_BUYS

30,000.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

OPTIONS SOLD
40,400.000 Local

8TRADES:

0.00Base

3CANCELS:

10,816.80
10,816.80 81.61

81.61
25,574,201.59
25,574,201.59

0.00

OPTIONS WRITTEN
20,500.000 Local

6TRADES:

0.00Base

2CANCELS:

20,500.00
20,500.00 63.77

63.77
3,299,876.43
3,299,876.43

0.00

US DOLLAR  Total
90,900.000

15TRADES:
5CANCELS:

Base

Local

0.00 31,316.80

31,316.80

145.38

145.38

28,874,078.02

28,874,078.020.00

90,900.000
SALES Total

15TRADES:
5CANCELS:

145.3831,316.80 28,874,078.02Base 0.00
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Sales Report by Report Date
Currency Summary - Composite

November 9, 2011View Date:to October 31, 2011October 1, 2011

Contracts # of Trades Notional Par Notional Proceeds

Base Currency: USD - US DOLLAR

US DOLLAR

170,000,000.000
FUTURE SELL TO CLOSE

1,700.000 Local

4TRADES:

Base

0CANCELS:

223,268,750.00
223,268,750.00

170,000,000.000
US DOLLAR  Total

1,700.000

4TRADES:
0CANCELS:

Base

Local

223,268,750.00

223,268,750.00

170,000,000.000
1,700.000

FUTURE SALES Total

4TRADES:
0CANCELS:

223,268,750.00Base
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Purchase Report by Report Date
Fund Summary - Composite

November 9, 2011View Date:to October 31, 2011October 1, 2011

Net CostTaxes/Fees/OtherCommissionsInterestUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

OPTIONS BOUGHT
30,000.000

2TRADES:

0.00Base

1CANCELS:

0.00 0.00 16,500,000.00

OPTIONS BOUGHTBACK
21,000.000

4TRADES:

0.00Base

0CANCELS:

21,000.00 0.00 1,456,860.00

OPTIONS EXPIRED_WRTS
50,700.000

7TRADES:

0.00Base

0CANCELS:

0.00 0.00 0.00

101,700.000

PURCHASE Total

13TRADES:
1CANCELS:

0.0021,000.00 17,956,860.00Base 0.00



Prepared by State StreetPage 18

Purchase Report by Report Date
Fund Summary - Composite

November 9, 2011View Date:to October 31, 2011October 1, 2011

Notional Par# of TradesContracts Notional Cost

Base Currency: USD - US DOLLAR

70,000,000.000
FUTURE BUY TO OPEN

700.000

2TRADES:

Base

0CANCELS:

97,663,790.00

70,000,000.000700.000

FUTURE PURCHASE Total

2TRADES:
0CANCELS:

97,663,790.00Base
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Sales Report by Report Date
Fund Summary - Composite

November 9, 2011View Date:to October 31, 2011October 1, 2011

Net ProceedsTaxes/Fees/OtherCommissionsInterestUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

OPTIONS EXPIRED_BUYS
30,000.000

1TRADES:

0.00Base

0CANCELS:

0.00 0.00 0.00

OPTIONS SOLD
40,400.000

8TRADES:

0.00Base

3CANCELS:

10,816.80 81.61 25,574,201.59

OPTIONS WRITTEN
20,500.000

6TRADES:

0.00Base

2CANCELS:

20,500.00 63.77 3,299,876.43

90,900.000

SALES Total

15TRADES:
5CANCELS:

145.3831,316.80 28,874,078.02Base 0.00
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Sales Report by Report Date
Fund Summary - Composite

November 9, 2011View Date:to October 31, 2011October 1, 2011

Notional Par# of TradesContracts Notional Proceeds

Base Currency: USD - US DOLLAR

170,000,000.000
FUTURE SELL TO CLOSE

1,700.000

4TRADES:

Base

0CANCELS:

223,268,750.00

170,000,000.0001,700.000

FUTURE SALES Total

4TRADES:
0CANCELS:

223,268,750.00Base
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